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where the p x p Hermitian nonnegative definite matrix £(b)) is the spectral density matrix at frequency UJ of X(*).
EIGENVALUES AND EIGENVECTORS OF A SPECTRAL DENSITY MATRIX
There exists a p x p unitary matrix P(w), i. e.
? ( where the "constant" C(p. n) ia given by C(p. n) = n r (n p + j) r (j)
The probability density function (31) 
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IS ABSTRACT
This report describes some interpretations and uses of eigenvalues and eigonvf^'vxs of spectral and sample spectral density matrices of multiple stationary time series.
The spectral density matrix of a zero-mean multiple stationary time series is defined. Eigenvalues and eigenvectors of the spectral density matrix are discussed and principal component theory is presented. Statistical distribution theory and related results are used to investigate the eigenvalues of a sample spectra] density matrix. This investigation gives methods for obtaining simultaneous confidence bounds on the elements of the true spectral density matrix and its inverse, and also methods for obtaining confidence bounds on the eigenvalues of the true spectral density matrix.
